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(Security clmeeltlcellon ol till», body ol ebetrmct and Indexing mnnolmtlon ntuet be entered when the oxrill report le clmeellled) I ORIGINATING ACTIVITY Note that problem C has the form of problem A when the vector 5; is replaced by the vector (x, u , ..., u ) . Also note that we make no convexity or concavity assumptions in the theorem which follows.
The computational procedure requires such, however, and the reader is referred to References Since the objective function f(x) is common to both problems, it follows that problems B and C have a common optimal value, completing the proof.
